ERRATA & CORRIGENDA

S.Bossu and P. Henrotte, “An introduction to Equity Derivatives: Theory and Practice”, 2E,
John Wiley & Sons (2012)

This version: 3 July 2013

Please visit www.introeqd.com

Chapter 1, p.9: Change the title for Problem 9 from “Expected Return” to “Required Return”.

Chapter 2, p.13: Replace “PV” with “NPV” in the second shaded box entitled “Example with initial cost
Co =€400mn”

Chapter 6, p.60: There is a typo in the formula for A at the top of the page; replace with:

,_0559-2978 _ .
26-23

Chapter 7, p.82: There is a typo in Problem 14, question (c); replace with:
“(c) Show that Y > K if and only if X > —d,”

Chapter 11, p. 124: There is a typo in Problem 3, question (b); replace “ E(a,) > o~ with “E(c?) > o° .

Solutions, p. 168: There is a typo in Ao at the bottom of the page; replace with:

o= 210 6 4645
6040

Solutions, p. 189: The Excel snapshot in Problem 6 contains cell formulas with stale cell references.
Please create an account on www.introeqd.com to download the spreadsheet. The correct snapshot is
given in Table 1 p.2 of this document.
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Table 1. Snapshot for Solutions, p. 189, Problem 6.
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CHAPTER 9 - PROBLEM 6: DELTA
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